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Résumeé :

Cet rubrique est congue pour étudier l'effet des variations des prix du
pétrole sur la croissance économique, le cas d 'Algérie, une ¢tude utilisant
la méthode de régression linéaire multiple pour la période (1980-2015), et
pour atteindre l'objectif de I'é¢tude, puis I’ utilisation statistique
programme de eviews 9 de certaines variables et de compléter les (prix du
pétrole brut, produit national brutréel premieres et collection pétrole), ou
est la variable extérieure brute, soit le pétrole brut total des prix et de la
collecte et du pétrole variable interne de la méme période. Les résultats
ont montré qu'il existe une forte relation qui relie mes variables d’étude et
cela signifie avoir l'effet des variations des prix du pétrole sur la
croissance économique en Algérie (1980 -2015)

Mots clés: méthode de régression multiple, les prix du pétrole, le PIB
réel, la collecte du pétrole, la croissance economique.
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Mean
Median
Maximum
Minimum
Std. Dev.
Skewness

Kurtosis

Jarque-Bera

Probability

Sum

Sum Sq. Dev.

Observations

s WSl algall Bl Ly
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F
610843.1
139414.5
2714000.
1423.000
833348.5
1.280427
3.371620

10.04411
0.006591

21990353
2.43E+13

36

p
40.17917
27.81000
109.4500
12.28000
30.20507
1.211555
3.107677

8.824581
0.012127

1446.450
31932.11

36

PIB
65538.27
42945.75
142408.2
26397.30
41043.63
0.806497
2.089490

5.146164
0.076300

2359378.
5.90E+10

36
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Covariance Analysis: Ordinary
Date: 05/04/17 Time: 11:40

Sample: 1980 2015
Included observations: 36

Covariance
t-Statistic
Probability | P PIB
F 6.75E+11
P 9281165. 887.0032
2.389962 ——
0.0225 R
PIB 1.59E+10 1103326. 1.64E+09
3.173318 13.26010 —
0.0032 0.0000 —
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Dependent Variable: PIB
Method: Least Squares
Date: 05/04/17 Time: 12:43
Sample: 1980 2015
Included observations: 36
Variable Coefficient Std. Error t-Statistic Prob.
C 14126.84 4507.952 3.133759 0.0036
F 0.007527 0.002492 2.155417 0.0385
P 1165.123 96.34606 12.09310 0.0000
R-squared 0.857961 Mean dependentvar 65538.27
Adjusted R-squared 0.849352 S.D. dependentvar 4104363
S.E. of regression 15930.41 Akaike info criterion 22.26950
Sum squared resid 8.37E+09 Schwarz criterion 22.40146
Log likelihood -397.8510 Hannan-Quinn criter. 22 31556
F-statistic 99.66520 Durbin-Watson stat 0.428223
Prob(F-statistic) 0.000000
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log(PIB;) = cq + cq log(F;) + ¢ log(P;) + &; : oW g3sedi=2

Dependent Variable: LOGPIB
Method: Least Squares
Date: 05/04/17 Time: 12:53
Sample: 1980 2015
Included observations: 36

Variable Coefficient Std. Error t-Statistic Prob.

C 7.826868 0.407044 19.22858 0.0000

LOGF 0.043573 0.025275 1.723963 0.0941

LOGP 0.742615 0.080967 9.171803 0.0000

R-squared 0.727562 Mean dependentvar 10.91114

Adjusted R-squared 0.711051 S.D. dependentvar 0.596569

S.E. of regression 0.320680 Akaike info criterion 0.642907

Sum squared resid 3.393569 Schwarz criterion 0.774867

Log likelihood -8.572326 Hannan-Quinn criter. 0.688965

F-statistic 44 06425 Durbin-Watson stat 0.257077
Prob(F-statistic) 0.000000
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log(PIB,) = ¢y + ¢; log(F,) + ¢, log(P;) + c3log(PIB,_;)
+ ¢4 log(Fy—1) + cslog(Pr—1) +u;
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Dependent Variable: LOGPIB
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 05/04/17 Time: 12:56
Sample: 1980 2015
Included observations: 36
Convergence achieved after 16 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient Std. Error t-Statistic Prob.
C 10.04423 0.754097 13.31956 0.0000
LOGF 0.000508 D.016812 0.030199 0.9761
LOGP 0251196 0.0328968 6. 446226 0.0000
AR(1) 0.995331 0.031876 31.22551 0.0000
SIGMASOQ 0.004958 0.001052 4711840 0.0000
R-squared 0.985671 Mean dependent var 10.91114
Adjusted R-squared 0.983822 S.D. dependent var 0.596569
S.E. of regression 0.075879 Akaike info criterion -2.061218
Sum squared resid 0.178486 Schwarz criterion -1.841285
Log likelihood 42.10192 Hannan-Quinn criter. -1.984455
F-statistic 533.1118 Durbin-VWatson stat 1.430723
Prob(F-statistic) 0.000000
Inverted AR Roots 1.00
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Dependent Variable: LOGPIB
Method: Least Squares
Date: 05/04/17 Time: 12:59
Sample (adjusted): 1981 2015
Included observations: 35 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 0.565429 0.375033 1.507679 0.1418
LOGF 0.015554 0.006383 2.436960 0.0207
LOGP 0.086624 0.038271 2.263446 0.0308
LOGPIB(-1) 0.907834 0.044683 20.31719 0.0000
R-squared 0.983584 Mean dependentvar 10.93200
Adjusted R-squared 0.981995 S.D. dependentvar 0.591806
S.E. of regression 0.079410 Akaike info criterion -2.121183
Sum squared resid 0.195483 Schwarz criterion -1.943429
Log likelihood 41.12070 Hannan-Quinn criter. -2.059822
F-statistic 619.1300 Durbin-Watson stat 1.694071
Prob(F-statistic) 0.000000
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Series: Residuals
Sample 1981 2015
i Observations 35
8- Mean -1.48e-15
Median 0.004314
6 Maximum 0.193693

Minimum -0.225736
Std. Dev. 0.075825
44 Skewness -0.151329
Kurtosis 4.559018

Jarque-Bera 3678122
Probability 0.158967
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Density

RESID

.0

[ — Kernel —— Normal

Eveiws9 ol poar padlall slus) s

s o 3das ¥ ald) dh ey )8l Slsd) BT O L3 ((2-11) o3, ISl IO e

rolas N1 MGl L 1—2
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Date: 05/04/17 Time: 13:15

Sample: 1980 2015
Inciluded observations: 35

Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation

AC PAC Q-Stat Prob™

DONOIOAWNS

10

0.139 0.139 0.7334 0.392
-0.096 -0.117 1.0939 0.579
-0.087 -0.058 1.23992 0.706
-0.050 -0.041 1.5025 0.826

0.053 0.053 1.6235 0.898
-0.079 -0.112 1.9008 0.929
-0.1317 -0.104 2.6990 0.911

0.046 0.071 2.8019 0.946
-0.082 -0.139 3.1386 0.959
-0.060 -0.050 3.3234 0.973

*Probabilities may not be valid for this equation specification.
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Breusch-Godfrey Serial Correlation LM Test

F-statistic 0.492608 Prob. F(2.29) 06161
Obs™"R-squared 1.149984 Prob. Chi-Square{2) 0.5627
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 05/04/17 Time: 13:16
Sample: 1981 2015
Included observations: 35
Presample missing value lagged residuals setto zero.
Variable Coefficient Std. Error t-Statistic Prob.
C -0.0059632 0.404779 -0.014732 0.9883
LOGF 1.92E-06 0.006542 0.000294 0.9998
LOGP -0.001636 0.040621 -0.040264 0.9682
LOGPIB(-1) 0.001059 0.047924 0.022090 0.9825
RESID((-1) 0.154539 0.187615 0.823701 0.4168
RESID(-2) -0.1190632 0.193286 -0.615997 0.5427
R-squared 0.032857 Mean dependent var -1.48E-15
Adjusted R-squared -0.133892 S.D. dependent var 0.075825
S E. of regression 0.080742 Akaike info criterion -2 040306
Sum squared resid 0.189060 Schwarz criterion -1. 773675
Log likelihood 41.70535 Hannan-Quinn criter. -1.948265
F-statistic 0.197043 Durbin-VWatson stat 1.991583

Prob(F-statistic)

0.961112
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Date: 05/04/17 Time: 13:20

Sample: 1980 2015

Included observations: 35

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

@ : 1 1 0.139 0.139 0.7334 0.392
[ 1 1 1 2 -0.096 -0.117 1.0939 0.579
U I 1 3 -0.087 -0.058 1.3993 0.706
1 IL 1 g 1 4 -0.050 -0.041 1.5025 0.826
! 1 ! 1 5 0.053 0.053 1.6235 0.898
U | : 1 6 -0.079 -0.113 1.9008 0.929
I 1 1 1 7 -0.131 -0.104 26990 0.911
! 1 : 1 8 0.046 0.071 28019 0.946
! 1 ! 1 9 -0.082 -0.139 3.1386 0.959
! 1 : 1 0 -0.060 -0.050 3.3234 0973
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Heteroskedasticity Test ARCH

F-statistic
Obs*R-squared

0.101361 Prob. F(1,32) 0.7523
0.107356 Prob. Chi-Square(1) 0.7432

Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 05/04/17 Time: 13:21

Sample (adjusted): 1982 2015

Included observations: 34 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 0.005912 0.002144 2757024 0.0096
RESID*2(-1) -0.056422 0.177220 -0.318373 0.7523
R-squared 0.003158 Mean dependentvar 0.005588
Adjusted R-squared -0.027994 S.D. dependentvar 0.010851
S.E. ofregression 0.011002 Akaike info criterion -6.124431
Sum squared resid 0.003874 Schwarz criterion -6.034645
Log likelihood 106.1153 Hannan-Quinn criter. -6.093811
F-statistic 0.101361 Durbin-Watson stat 2.004787
Prob(F-statistic) 0.752271
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Heteroskedasticity Test White

F-statistic 2741126 Prob. F(9,25) 0.0224
Obs*R-squared 17.38378 Prob. Chi-Square(9) 0.0430
Scaled explained SS 24 26788 Prob. Chi-Square(2) 0.0039
Test Equation:
Dependent Variable: RESID™2
Method: Least Squares
Date: 05/04/17 Time: 13:23
Sample: 1981 2015
Included observations: 35
Variable Coefficient Std. Error t-Statistic Prob.
C 2.921979 1.809492 1.614806 0.1189
LOGF”*2 -0.002952 0.000876 -3.370783 0.0024
LOGF"LOGP -0.003607 0.002839 -1.270825 0.2155
LOGF*LOGPIB(-1) 0007168 0.004904 1. 461786 01563
LOGF 0.001520 0.054960 0.027653 0.9782
LOGP~2 -0.031724 0.013366 -2.373405 0.0256
LOGP*LOGPIB(-1) 0.023254 0.024144 0.963130 0.3447
LOGP -0.006960 0.186610 -0.037295 0.9705
LOGPIB(-1)"2 0.020522 0.017437 1.176904 0.2503
LOGPIB(-1) -0.568466 0.353022 -1.610287 0.1199
R-squared 0.496679 Mean dependent var 0.005585
Adjusted R-squared 0.315484 S.D. dependentvar 0.010691
S.E. of regression 0.008845 Akaike info criterion -6.383001
Sum squared resid 0.001956 Schwarz criterion -5.938615
Log likelihood 121.7025 Hannan-Quinn criter. -6.229599
F-statistic 2741126 Durbin-Watson stat 2236486
Prob(F-statistic) 0.022362
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adl it bl il Al it bl il
1980 42345277342,0195 1998 48187747528,899
1981 44348672667,8715 1999 48640574566,9786
1982 45207088715,6483 2000 54790245600,6141
1983 48801369800,3675 2001 54744714396,5684
1984 53698278905,9678 2002 56760288973,3478
1985 57937868670,1937 2003 67863829879,9395
1986 63696301892,8116 2004 85324998813,9719
1987 66742267773,1959 2005 103198228458,489
1988 59089067187,3943 2006 117027304746,615
1989 55631489801,5508 2007 134977087734,369
1990 62045099642,7774 2008 171000691878,381
1991 45715367087,1001 2009 137211039897,737
1992 48003298223,1178 2010 161207268655,591
1993 49946455210,966 2011 200013051408,161
1994 42542571305,5136 2012 209047389309,727
1995 41764052457,8814 2013 209722675517,938
1996 46941496779,8499 2014 213983107815,848
1997 48177862501,9495 2015 164779467702,947
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